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s SET50 Index Futures
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Momentum Trading
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Swing Trading
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GULF : GULF24C2005A
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Name GULF24C2005A Implied 38.00% Underlying Bid" AL AR )
Volatility 24-Mar-2020  25-Mar-2020  26-Mar-2020  27-Mar-2020  30-Mar-2020
143.50 0.19 0.18 0.18 0.18 0.18
Underlying GULF Delta 41.94%
143.00 0.18 0.18 0.18 0.18 0.17
Type Call Listing Date 06-Jan-2020 142,50 0.18 0.17 0.17 0.17 0.16
142.00 017 0.17 017 0.16 0.16
Strike 148.420 Last Trading Date 29-May-2020
141.50 0.16 0.16 0.16 0.16 0.15
Conversion Ratio  38.80481 Expire 04-Jun-2020 141.00 0.16 0.16 0.16 0.15 0.15
g:::;Maturtty 140.50 0.15 0.15 0.15 0.15 0.14
140.00 0.15 0.15 0.15 0.14 0.14
Moneyness -4.66% OTM outstanding (23' 1,436,400 139.50 0.14 0.14 0.14 0.14 013
Mar-2020)
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’ Gold Futures
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SET50 Index Futures

Theoretical

=D =0 IEGED Conzlt:allcts Ch\:l:lge o Chgrllge g:l)i.’:::;/ i Y?:(d II:!L::: gase ;zzcr'.nc;:r::
Theoretical Lower Upper
S50H20 672.0 -85.4 254320 -51560 263319 16037 3 680.17 680.11 680.46 0.02% 1.75% -8.07 -8.17
S50J20 661.0 -94.2 203 0 223 68 36 680.99 680.32 684.51 0.38% 1.75% -19.07 -19.99
S50K20 668.4 -84.0 7 0 24 0 65 680.93 679.72 687.29 1.04% 1.75% -11.67 -12.53
S50M20 664.0 -86.1 88481 16030 109735 13778 97 679.56 677.76 689.05 2.03% 1.75% -16.07 -15.56
S50U20 657.2 -86.2 7572 -507 10230 -26 189 675.39 671.87 693.87 3.08% 1.75% -22.87 -18.19
S50U20 656.2 -85.1 3087 238 5262 -82 280 672.30 667.08 699.69 3.24% 1.75% -23.87 -16.10
Gold Futures
Series Settle Change v b ol — Days to Theoretical Prc.emium / Risk Free Rate
Contracts  Change Change Delivery Theoretical Lower Upper Discount
GFJ20 23480 160 158 4 1132 51 36 24657 24632 24784 -1176.63 1.75%
GFM20 23550 100 91 45 607 62 97 24729 24663 25072 -1178.61 1.75%
GFQ20 23600 100 34 -12 706 7 157 24799 24694 25355 -1199.42 1.75%
Gold Online Futures
Series Settle Change Cor\lﬁzcts Vol Change ol Ol Change Days to Delivery Theoretical
GOH20 1493.60 -17.10 18728 -5360 12464 -6076 3 1578.99
USD Futures
Series Settle Ol Change Days to Delivery Theoretical Basis
USDH20 32.98 0.46 3 32.81 0.18
uSDJ20 32.94 0.47 36 32.89 0.14
USDK20 32.93 0.49 65 32.97 0.13
USDM20 32.95 0.48 97 33.05 0.15
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yiwnnanniwg Aiwde lots 1na @wmw) enadudguasninadas (Market Maker) uazgeanlumagyuaasfnbaywus (Derivative Warrants) uuwanning AAV, ADVANC, AEONTS, AMATA, ANAN, AOT, AP, BANPU, BBL, BCH, BCP, BCPG, BDMS, BEAUTY, BEC, BEM, BGRIM, BH, BJC, BLAND, BPP, BTS,

CBG, CENTEL, CHG, CK, CKP, COM7, CPALL, CPF, CPN, DELTA, DTAC, EA, EGCO, EPG, ERW, ESSO, GFPT, GLOBAL, GPSC, GULF, GUNKUL, HANA, HMPRO, INTUCH, IRPC, IVL, JAS, JMT, KBANK, KCE, KKP, KTB, KTC, LH, MAJOR, MBK, MEGA, MINT, MTC, ORI, OSP, PLANB, PRM, PSH, PSL, PTG,
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Remark : FSS's Chairman is a TRUE'’s director.
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